Funds Included in Composite

NJDI COMMON D INTL EQTY HEDGE
NJFB COMMON D DOM EQTY HEDGES
NJFL COMMON D FIXED INCOME HEDGES
NJFZ COMMON D REAL ASSET HEDGE
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Purchase Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

OPTIONS BOUGHT

US DOLLAR

99ZM64200 RUSSELL 2000 INDEX OCT15 1240 PUT 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
825.000 1.000000 NJFB Local 39.348500 0.00 825.00 0.00 3,247,076.25
Base 39.348500 0.00 825.00 0.00 3,247,076.25
ADIOCPYQO ISHARES MSCI EMERGING MARKETS SEP1540 PUT 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
10,000.000 1.000000 NJDI Local 1.449800 0.00 10,000.00 0.00 1,459,800.00
Base 1.449800 0.00 10,000.00 0.00 1,459,800.00

US DOLLAR Total
10,825.000 Local 0.00 10,825.00 0.00 4,706,876.25
Base 0.00 10,825.00 0.00 4,706,876.25

OPTIONS BOUGHT Total

10,825.000
Base 0.00 10,825.00 0.00 4,706,876.25
OPTIONS BOUGHTBACK
US DOLLAR
9971 84689 RUSSELL 2000 INDEX AUG15 1200 PUT 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
825.000 1.000000 NJFB Local 7.818200 0.00 825.00 0.00 645,826.50
Base 7.818200 0.00 825.00 0.00 645,826.50
ADIOD5JT4 KROGER CO/THE JUL15 75 CALL 14 Jul 2015 14 Jul 2015 STOCK SPLIT NON CASH USD/OTH
279.000 1.000000 NJFB Local 0.740986 0.00 0.00 0.00 20,673.51
Base 0.740986 0.00 0.00 0.00 20,673.51
ADIODWVP9 ISHARES MSCI EMERGING MARKETS  SEP15 38.5 PUT 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.290000 0.00 5,000.00 0.00 650,000.00
Base 1.290000 0.00 5,000.00 0.00 650,000.00
06 Jul 2015  CANCEL GOLDMAN SACHS + CO USD/OTH 1.00
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Purchase Report by Report Date

Composite STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

-5,000.000 1.000000 NJDI Local 1.290000 0.00 -5,000.00 0.00 -650,000.00
Base 1.290000 0.00 -5,000.00 0.00 -650,000.00
07 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.710000 0.00 5,000.00 0.00 860,000.00
Base 1.710000 0.00 5,000.00 0.00 860,000.00
07 Jul 2015  CANCEL GOLDMAN SACHS + CO USD/OTH 1.00
-5,000.000 1.000000 NJDI Local 1.710000 0.00 -5,000.00 0.00 -860,000.00
Base 1.710000 0.00 -5,000.00 0.00 -860,000.00
06 Jul 2015 07 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.290000 0.00 5,000.00 0.00 650,000.00
Base 1.290000 0.00 5,000.00 0.00 650,000.00
07 Jul2015 08 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.710000 0.00 5,000.00 0.00 860,000.00
Base 1.710000 0.00 5,000.00 0.00 860,000.00
ADIODWVP9 Total

10,000.000 Local 0.00 10,000.00 0.00 1,510,000.00
Base 0.00 10,000.00 0.00 1,510,000.00

ADIODWWV5  INTEGRATED DEVICE TECHNOLOGY | AUG15 24 CALL 02Jul2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH
565.000 1.000000 NJFB Local 0.700000 0.00 0.00 0.00 39,550.00
Base 0.700000 0.00 0.00 0.00 39,550.00
ADIODWYJO  PALO ALTO NETWORKS INC AUG15 185 CALL 29 Jul 2015 30 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
20.000 1.000000 NJFB Local 5.764500 0.00 20.00 0.00 11,549.00
Base 5.764500 0.00 20.00 0.00 11,549.00
ADIOFHCW6  KROGER CO/THE JUL15 37.5 CALL 17 Jul 2015 20 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
558.000 1.000000 NJFB Local 1.235300 0.00 558.00 0.00 69,487.74
Base 1.235300 0.00 558.00 0.00 69,487.74
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Purchase Report by Report Date

Composite STA STRE
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

12,247.000 Local 0.00 11,403.00 0.00 2,297,086.75
Base 0.00 11,403.00 0.00 2,297,086.75

OPTIONS BOUGHTBACK Total

12,247.000
Base 0.00 11,403.00 0.00 2,297,086.75
OPTIONS EXPIRED_WRTS
US DOLLAR
ADIOCF4C6 SPDR GOLD SHARES JUL15 123 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED usb/
1,000.000 1.000000 NJFZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOCRPW3 JUNIPER NETWORKS INC JUL15 29 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED uSsD/
500.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOCSS65 SPDR GOLD SHARES JUL15 120 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED uSD/
1,000.000 1.000000 NJFZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOCSS81 MARKET VECTORS GOLD MINERS ETF JUL15 20.5 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED uSsD/
1,000.000 1.000000 NJFZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOD5J80 ANALOG DEVICES INC JUL15 72.5 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED usb/
298.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOD5JK3 MASTEC INC JUL15 21 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED usb/
1,058.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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Purchase Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

ADIODSJLA PRUDENTIAL FINANCIAL INC JUL15 92.5 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED usb/
223.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ADIOD5L53 VIACOM INC JUL1572.5 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED uSsD/
297.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ADIOD6SPO ISHARES MSCI EMERGING MARKETS  JUL15 38.5 PUT 02 Jul 2015 02 Jul 2015 OPTION EXPIRED uSD/
6,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ADIOFHCW6 KROGER CO/THE JUL15 37.5 CALL 17 Jul 2015 17 Jul 2015 OPTION EXPIRED uSD/
558.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

17 Jul 2015  CANCEL OPTION EXPIRED uSsD/
-5568.000 1.000000 NJFB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ADIOFHCWE Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
US DOLLAR Total

11,376.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS EXPIRED_WRTS Total

11,376.000
Base 0.00 0.00 0.00 0.00
PURCHASE Total
34,448.000
Base 0.00 22,228.00 0.00 7,003,963.00
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Sales Report by Report Date

Composite

July 1, 2015 to July 31, 2015

View Date:

August 14, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
OPTIONS EXERCISED
US DOLLAR
ADIOCSXK8 ISHARES MSCI EMERGING MARKETS  JUL15 40 PUT 02 Jul 2015 08 Jul 2015 GOLDMAN SACHS + CO USD/OTH
6,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
6,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXERCISED Total
6,000.000
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_BUYS
US DOLLAR
ADIOCSXK8 ISHARES MSCI EMERGING MARKETS  JUL15 40 PUT 02 Jul 2015 02 Jul 2015 OPTION EXPIRED usb/
6,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
02 Jul 2015  CANCEL OPTION EXPIRED usb/
-6,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ADIOCSXKS Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
US DOLLAR Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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Sales Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

OPTIONS EXPIRED_BUYS Total

0.000
Base 0.00 0.00 0.00 0.00
OPTIONS SOLD
US DOLLAR
9971 86593 RUSSELL 2000 INDEX AUG15 1250 PUT 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
825.000 1.000000 NJFB Local 22.724200 0.00 825.00 0.00 1,873,921.50
Base 22.724200 0.00 825.00 0.00 1,873,921.50
ADIOCPYQO ISHARES MSCI EMERGING MARKETS  SEP15 40 PUT 06 Jul 2015 07 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 2.040000 0.00 5,000.00 18.77 1,014,981.23
Base 2.040000 0.00 5,000.00 18.77 1,014,981.23
07 Jul 2015 08 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 2.611300 0.00 5,000.00 24.03 1,300,625.97
Base 2.611300 0.00 5,000.00 24.03 1,300,625.97
ADIOCPYQO Total
10,000.000 Local 0.00 10,000.00 42.80 2,315,607.20
Base 0.00 10,000.00 42.80 2,315,607.20
US DOLLAR Total
10,825.000 Local 0.00 10,825.00 42.80 4,189,528.70
Base 0.00 10,825.00 42.80 4,189,528.70
OPTIONS SOLD Total
10,825.000
Base 0.00 10,825.00 42.80 4,189,528.70
OPTIONS WRITTEN
US DOLLAR
997ZM43618 RUSSELL 2000 INDEX OCT15 1200 PUT 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
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Sales Report by Report Date

Composite STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

825.000 1.000000 NJFB Local 25.730300 0.00 825.00 0.00 2,121,924.75

Base 25.730300 0.00 825.00 0.00 2,121,924.75

99ZM64184 RUSSELL 2000 INDEX OCT15 1300 CALL 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
410.000 1.000000 NJFB Local 12.195100 0.00 410.00 0.00 499,589.10

Base 12.195100 0.00 410.00 0.00 499,589.10

99ZM64192 RUSSELL 2000 INDEX OCT15 1290 CALL 23 Jul 2015 24 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
415.000 1.000000 NJFB Local 15.445800 0.00 415.00 0.00 640,585.70

Base 15.445800 0.00 415.00 0.00 640,585.70

ADIOCMJTS  PHILLIPS 66 AUG15 87.5 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
246.000 1.000000 NJFB Local 0.575600 0.00 246.00 0.27 13,913.49

Base 0.575600 0.00 246.00 0.27 13,913.49

ADIODWV20  ISHARES MSCI EMERGING MARKETS ~ AUG15 42 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
20,000.000 1.000000 NJDI Local 0.270100 0.00 20,000.00 9.94 520,190.06

Base 0.270100 0.00 20,000.00 9.94 520,190.06

ADIODWV38  TEXAS INSTRUMENTS INC AUG15 55 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
384.000 1.000000 NJFB Local 0.580800 0.00 384.00 0.42 21,918.30

Base 0.580800 0.00 384.00 0.42 21,918.30

ADIODWV53  XPO LOGISTICS INC AUG15 49 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
432.000 1.000000 NJFB Local 0.850000 0.00 432.00 0.68 36,287.32

Base 0.850000 0.00 432.00 0.68 36,287.32

ADIODWVPY  ISHARES MSCI EMERGING MARKETS ~ SEP15 38.5 PUT 02 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
10,000.000 1.000000 NJDI Local 0.859900 0.00 10,000.00 0.00 849,900.00

Base 0.859900 0.00 10,000.00 0.00 849,900.00

02 Jul 2015  CANCEL GOLDMAN SACHS + CO USD/OTH 1.00

-10,000.000 1.000000 NJDI Local 0.859900 0.00 -10,000.00 0.00 -849,900.00

Base 0.859900 0.00 -10,000.00 0.00 -849,900.00

02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
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Sales Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

10,000.000 1.000000 NJDI Local 0.859900 0.00 10,000.00 15.83 849,884.17
Base 0.859900 0.00 10,000.00 15.83 849,884.17

ADIODWVP9 Total
10,000.000 Local 0.00 10,000.00 15.83 849,884.17
Base 0.00 10,000.00 15.83 849,884.17
ADIODWWN3 MEAD JOHNSON NUTRITION CO AUG15 100 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
147.000 1.000000 NJFB Local 0.801200 0.00 147.00 0.22 11,630.42
Base 0.801200 0.00 147.00 0.22 11,630.42
ADIODWWV5 INTEGRATED DEVICE TECHNOLOGY | AUG15 24 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
565.000 1.000000 NJFB Local 0.600000 0.00 565.00 0.63 33,334.37
Base 0.600000 0.00 565.00 0.63 33,334.37
ADIODWYH4 MASTEC INC AUG15 24 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
1,017.000 1.000000 NJFB Local 0.250200 0.00 1,017.00 0.47 24,427.87
Base 0.250200 0.00 1,017.00 0.47 24,427.87
ADIODWYJO PALO ALTO NETWORKS INC AUG15 185 CALL 02 Jul 2015 06 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
40.000 1.000000 NJFB Local 3.072500 0.00 40.00 0.23 12,249.77
Base 3.072500 0.00 40.00 0.23 12,249.77

ADIOFHCWG6 KROGER CO/THE JUL15 37.5 CALL 14 Jul 2015 14 Jul 2015 STOCK SPLIT NON CASH USD/OTH

558.000 1.000000 NJFB Local 0.370493 0.00 0.00 0.00 20,673.51
Base 0.370493 0.00 0.00 0.00 20,673.51
ADIOFPYR5 PALO ALTO NETWORKS INC AUG15 192.5 CALL 29 Jul 2015 30 Jul 2015 GOLDMAN SACHS + CO USD/OTH 1.00
20.000 1.000000 NJFB Local 3.027500 0.00 20.00 0.12 6,034.88
Base 3.027500 0.00 20.00 0.12 6,034.88

US DOLLAR Total
35,059.000 Local 0.00 34,501.00 28.81 4,812,643.71
Base 0.00 34,501.00 28.81 4,812,643.71
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Sales Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

OPTIONS WRITTEN Total

35,059.000
Base 0.00 34,501.00 28.81 4,812,643.71

SALES Total

51,884.000
Base 0.00 45,326.00 71.61 9,002,172.41
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
OPTIONS BOUGHT
10,825.000 Local 0.00 10,825.00 0.00 4,706,876.25
Base 0.00 10,825.00 0.00 4,706,876.25
TRADES: 2
CANCELS: 0
OPTIONS BOUGHTBACK
12,247.000 Local 0.00 11,403.00 0.00 2,297,086.75
Base 0.00 11,403.00 0.00 2,297,086.75
TRADES: 9
CANCELS: 2
OPTIONS EXPIRED_WRTS
11,376.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 10
CANCELS: 1
US DOLLAR Total
Long 10,825.000 Local 0.00 10,825.00 0.00 4,706,876.25
Base 0.00 10,825.00 0.00 4,706,876.25
TRADES: 2
CANCELS:
Short 23,623.000 Local 0.00 11,403.00 0.00 2,297,086.75
Base 0.00 11,403.00 0.00 2,297,086.75
TRADES: 19
CANCELS: 3
PURCHASE Total
Long 10,825.000
Base 0.00 10,825.00 0.00 4,706,876.25
TRADES: 2
CANCELS:
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STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
Short 23,623.000
Base 0.00 11,403.00 0.00 2,297,086.75
TRADES: 19
CANCELS: 3
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
OPTIONS EXERCISED
6,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
OPTIONS EXPIRED_BUYS
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 1
OPTIONS SOLD
10,825.000 Local 0.00 10,825.00 42.80 4,189,528.70
Base 0.00 10,825.00 42.80 4,189,528.70
TRADES: 3
CANCELS: 0
OPTIONS WRITTEN
35,059.000 Local 0.00 34,501.00 28.81 4,812,643.71
Base 0.00 34,501.00 28.81 4,812,643.71
TRADES: 15
CANCELS: 1
US DOLLAR Total
Long 16,825.000 Local 0.00 10,825.00 42.80 4,189,528.70
Base 0.00 10,825.00 42.80 4,189,528.70
TRADES: 5
CANCELS: 1
Short 35,059.000 Local 0.00 34,501.00 28.81 4,812,643.71
Base 0.00 34,501.00 28.81 4,812,643.71
TRADES: 15
CANCELS: 1

SALES Total
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
Long 16,825.000
Base 0.00 10,825.00 42.80 4,189,528.70
TRADES: 5
CANCELS: 1
Short 35,059.000
Base 0.00 34,501.00 28.81 4,812,643.71
TRADES: 15
CANCELS: 1

Page 14 Prepared by State Street



Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

OPTIONS BOUGHT

10,825.000 Base 0.00 10,825.00 0.00 4,706,876.25
TRADES: 2
CANCELS:
OPTIONS BOUGHTBACK
12,247.000 Base 0.00 11,403.00 0.00 2,297,086.75
TRADES: 9
CANCELS: 2
OPTIONS EXPIRED_WRTS
11,376.000 Base 0.00 0.00 0.00 0.00
TRADES: 10
CANCELS: 1
PURCHASE Total
Long 10,825.000 Base 0.00 10,825.00 0.00 4,706,876.25
TRADES: 2
CANCELS:
Short 23,623.000 Base 0.00 11,403.00 0.00 2,297,086.75
TRADES: 19
CANCELS: 3
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 14, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

OPTIONS EXERCISED

6,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
OPTIONS EXPIRED_BUYS
0.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 1
OPTIONS SOLD
10,825.000 Base 0.00 10,825.00 42.80 4,189,528.70
TRADES: 3
CANCELS: 0
OPTIONS WRITTEN
35,059.000 Base 0.00 34,501.00 28.81 4,812,643.71
TRADES: 15
CANCELS: 1
SALES Total
Long 16,825.000 Base 0.00 10,825.00 42.80 4,189,528.70
TRADES: 5
CANCELS: 1
Short 35,059.000 Base 0.00 34,501.00 28.81 4,812,643.71
TRADES: 15
CANCELS: 1
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